Hol dll‘lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: July 31, 2017 View Date: August 8, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH
US DOLLAR Exchange Rate: 1.000000
usD US DOLLAR
-46,338.820  Local 1.000000 -46,338.82 1.000000 -46,338.82 0.00 0.00
Base 1.000000 -46,338.82 1.000000 -46,338.82 0.00 0.00
US DOLLAR Total
-46,338.820 Local -46,338.82 -46,338.82 0.00 0.00
Base -46,338.82 -46,338.82 0.00 0.00
CASH Total
-46,338.820 Base -46,338.82 -46,338.82 0.00 0.00
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
03785DW69 APPLE INC 1.12 06 Sep 2017
25,000,000.000 Local 99.888000 24,972,000.00 99.888000 24,972,000.00 0.00 2.21
Base 99.888000 24,972,000.00 99.888000 24,972,000.00 0.00 2.21
06371EBH9 BANK OF MONTREAL- 1.19 21 Aug 2017
40,000,000.000 Local 100.000000 40,000,000.00 100.000000 40,000,000.00 0.00 3.54
Base 100.000000 40,000,000.00 100.000000 40,000,000.00 0.00 3.54
19121AV73 COCA-COLA COMPANY 0.98 07 Aug 2017
15,000,000.000 Local 99.983667 14,997,550.00 99.983667 14,997,550.00 0.00 1.33
Base 99.983667 14,997,550.00 99.983667 14,997,550.00 0.00 1.33
19121AW64 COCA-COLA COMPANY 1.05 06 Sep 2017
30,000,000.000 Local 99.895000 29,968,500.00 99.895000 29,968,500.00 0.00 2.66
Base 99.895000 29,968,500.00 99.895000 29,968,500.00 0.00 2.66
19121AW64 COCA-COLA COMPANY 1.14 06 Sep 2017
25,000,000.000 Local 99.886000 24,971,500.00 99.886000 24,971,500.00 0.00 2.21
Base 99.886000 24,971,500.00 99.886000 24,971,500.00 0.00 2.21
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: July 31, 2017 View Date: August 8, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
2063C0VM1 CONCORD MIN CPTL CO 1.18 21 Aug 2017
20,000,000.000 Local 99.934444 19,986,888.89 99.934444 19,986,888.89 0.00 1.77
Base 99.934444 19,986,888.89 99.934444 19,986,888.89 0.00 1.77
21684BP65 COOPERATIEVE CENTRALE 1.69556 25 Sep 2017
2,500,000.000 Local 100.000000 2,500,000.00 100.000000 2,500,000.00 0.00 0.22
Base 100.000000 2,500,000.00 100.000000 2,500,000.00 0.00 0.22
29101AV43 EMERSON ELECTRIC CO 1.1 04 Aug 2017
25,000,000.000 Local 99.990833 24,997,708.33 99.990833 24,997,708.33 0.00 2.21
Base 99.990833 24,997,708.33 99.990833 24,997,708.33 0.00 2.21
30215GVE9 EXPORT DEVELMT CORP 0.95 14 Aug 2017
20,000,000.000 Local 99.965694 19,993,138.89 99.965694 19,993,138.89 0.00 1.77
Base 99.965694 19,993,138.89 99.965694 19,993,138.89 0.00 1.77
30229AV22 EXXON MOBIL CORP 0.86 02 Aug 2017
40,000,000.000 Local 99.997611 39,999,044 .44 99.997611 39,999,044.44 0.00 3.54
Base 99.997611 39,999,044 .44 99.997611 39,999,044.44 0.00 3.54
30229AWB1 EXXON MOBIL CORP 1.13 11 Sep 2017
20,000,000.000 Local 99.871306 19,974,261.11 99.871306 19,974,261.11 0.00 1.77
Base 99.871306 19,974,261.11 99.871306 19,974,261.11 0.00 1.77
38346LVN3 GOTHAM FDG CORP 1.25 22 Aug 2017
25,000,000.000 Local 99.927083 24,981,770.83 99.927083 24,981,770.83 0.00 2.21
Base 99.927083 24,981,770.83 99.927083 24,981,770.83 0.00 2.21
45779PV13 INSTITUTIONAL SECURED 1.32 01 Aug 2017
25,000,000.000 Local 100.000000 25,000,000.00 100.000000 25,000,000.00 0.00 2.22
Base 100.000000 25,000,000.00 100.000000 25,000,000.00 0.00 222
45856WVN6 INTERCONTINENTAL EXCHANGE 1.0 22 Aug 2017
3,500,000.000 Local 99.941667 3,497,958.33 99.941667 3,497,958.33 0.00 0.31
Base 99.941667 3,497,958.33 99.941667 3,497,958.33 0.00 0.31
48803TDT8 KELLS FDG LLC 1.12 10 Aug 2017
25,000,000.000 Local 99.972000 24,993,000.00 99.972000 24,993,000.00 0.00 2.21
Base 99.972000 24,993,000.00 99.972000 24,993,000.00 0.00 2.21
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: July 31, 2017 View Date: August 8, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
64105GV84 NESTLE CAP CORP 1.1 08 Aug 2017
20,000,000.000 Local 99.978611 19,995,722.22 99.978611 19,995,722.22 0.00 1.77
Base 99.978611 19,995,722.22 99.978611 19,995,722.22 0.00 1.77
66844CWC4 NORTHWESTERN UNIVERS 1.18 12 Sep 2017
15,000,000.000 Local 99.862333 14,979,350.00 99.862333 14,979,350.00 0.00 1.33
Base 99.862333 14,979,350.00 99.862333 14,979,350.00 0.00 1.33
66844CWR1 NORTHWESTERN UNIVERS 1.21 25 Sep 2017
33,529,000.000 Local 99.815139 33,467,017.92 99.815139 33,467,017.92 0.00 297
Base 99.815139 33,467,017.92 99.815139 33,467,017.92 0.00 297
71344TV74 PEPSICO INC 1.08 07 Aug 2017
15,000,000.000 Local 99.982000 14,997,300.00 99.982000 14,997,300.00 0.00 1.33
Base 99.982000 14,997,300.00 99.982000 14,997,300.00 0.00 1.33
71708EWC5S PFIZER INC 1.1 12 Sep 2017
25,000,000.000 Local 99.871667 24,967,916.67 99.871667 24,967,916.67 0.00 2.21
Base 99.871667 24,967,916.67 99.871667 24,967,916.67 0.00 2.21
8225X2V19 SHELL INTNL FNC B.V 1.1 01 Aug 2017
2,000,000.000 Local 100.000000 2,000,000.00 100.000000 2,000,000.00 0.00 0.18
Base 100.000000 2,000,000.00 100.000000 2,000,000.00 0.00 0.18
90328AV83 USAA CAPITAL CORP 1.04 08 Aug 2017
24,247,000.000 Local 99.979778 24,242,096.72 99.979778 24,242,096.72 0.00 2.15
Base 99.979778 24,242,096.72 99.979778 24,242,096.72 0.00 215
9113A2V11 UNITED PARCEL SERVIC 0.81 01 Aug 2017
25,000,000.000 Local 100.000000 25,000,000.00 100.000000 25,000,000.00 0.00 222
Base 100.000000 25,000,000.00 100.000000 25,000,000.00 0.00 2.22
9113A2V29 UNITED PARCEL SERVIC 0.81 02 Aug 2017
40,000,000.000 Local 99.997750 39,999,100.00 99.997750 39,999,100.00 0.00 3.54
Base 99.997750 39,999,100.00 99.997750 39,999,100.00 0.00 3.54
912796LQ0 TREASURY BILL 08/17 0.00000 0.82 24 Aug 2017
10,000,000.000 Local 99.947611 9,994,761.11 99.947611 9,994,761.11 0.00 0.89
Base 99.947611 9,994,761.11 99.947611 9,994,761.11 0.00 0.89
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: July 31, 2017 View Date: August 8, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
912796LT4 TREASURY BILL 09/17 0.00000 0.906 07 Sep 2017
20,000,000.000 Local 99.906883 19,981,376.67 99.906883 19,981,376.67 0.00 1.77
Base 99.906883 19,981,376.67 99.906883 19,981,376.67 0.00 1.77
921FRK000 BMO TRIPARTY MTGE CLAS/ISIT/RTRP MATU//20121224 1.01 01 Aug 2017
17,176,979.630 Local 100.000000 17,176,979.63 100.000000 17,176,979.63 0.00 1.52
Base 100.000000 17,176,979.63 100.000000 17,176,979.63 0.00 1.52
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.85 03 Aug 2017
7,135,730.750  Local 100.000000 7,135,730.75 100.000000 7,135,730.75 0.00 0.63
Base 100.000000 7,135,730.75 100.000000 7,135,730.75 0.00 0.63
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.92 12 Oct 2017
2,369,334.110 Local 100.000000 2,369,334.11 100.000000 2,369,334.11 0.00 0.21
Base 100.000000 2,369,334.11 100.000000 2,369,334.11 0.00 0.21
92646KVH2 VICTORY RECEIVABLES 1.16 17 Aug 2017
20,000,000.000 Local 99.948444 19,989,688.89 99.948444 19,989,688.89 0.00 1.77
Base 99.948444 19,989,688.89 99.948444 19,989,688.89 0.00 1.77
927YHY004 RBC CAPITAL MARKETS REPO 04/16 VAR 1.02 01 Aug 2017
150,000,000.000  Local 100.000000 150,000,000.00 100.000000 150,000,000.00 0.00 13.29
Base 100.000000 150,000,000.00 100.000000 150,000,000.00 0.00 13.29
930ABD003 FIDELITY INVESTMENTS MONEY 1.1 01 Aug 2017
50,434,822.770 Local 100.000000 50,434,822.77 100.000000 50,434,822.77 0.00 4.47
Base 100.000000 50,434,822.77 100.000000 50,434,822.77 0.00 4.47
94989RJH2 WELLS FARGO BANK NA 1.2 26 Sep 2017
25,000,000.000 Local 100.000000 25,000,000.00 100.000000 25,000,000.00 0.00 2.22
Base 100.000000 25,000,000.00 100.000000 25,000,000.00 0.00 222
979QHT009 WELLS FARGO REPO 1.04 01 Aug 2017
150,000,000.000  Local 100.000000 150,000,000.00 100.000000 150,000,000.00 0.00 13.29
Base 100.000000 150,000,000.00 100.000000 150,000,000.00 0.00 13.29
979QRC005 BANK OF AMERICA REPO 1.0 01 Aug 2017
100,000,000.000 Local 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 8.86
Base 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 8.86
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: July 31, 2017 View Date: August 8, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
US DOLLAR Total
1,092,892,867.260 Local 1,092,564,518.28 1,092,564,518.28 0.00 96.80
Base 1,092,564,518.28 1,092,564,518.28 0.00 96.80
CASH EQUIVALENT Total
1,092,892,867.260 Base 1,092,564,518.28 1,092,564,518.28 0.00 96.80
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
14314WAA9 CARMAX AUTO OWNER TRUST CARMX 2017 3 A1 1.35 15 Aug 2018
13,000,000.000  Local 100.000000 13,000,000.00 99.960010 12,994,801.30 -5,198.70 1.15
Original Face: 13,000,000.000 Base 100.000000 13,000,000.00 99.960010 12,994,801.30 -5,198.70 1.15
36253WAA5 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2017 1 A1 1.0 20 Mar 2018
10,774,774.570  Local 100.000000 10,774,774.57 100.000220 10,774,798.27 23.70 0.95
Original Face: 36,050,000.000 Base 100.000000 10,774,774.57 100.000220 10,774,798.27 23.70 0.95
44931PAA4 HYUNDAI AUTO RECEIVABLES TRUST HART 2017 A A1 1.1 16 Apr 2018
2,511,631.680 Local 100.000000 2,511,631.68 99.995190 2,511,510.87 -120.81 0.22
Original Face: 7,000,000.000 Base 100.000000 2,511,631.68 99.995190 2,511,510.87 -120.81 0.22
96328DAY0 WHEELS SPV LLC WHLS 2017 1A A1 144A 1.4 20 Jul 2018
9,750,000.000 Local 100.000000 9,750,000.00 100.000000 9,750,000.00 0.00 0.86
Original Face: 9,750,000.000 Base 100.000000 9,750,000.00 100.000000 9,750,000.00 0.00 0.86
US DOLLAR Total
36,036,406.250 Local 36,036,406.25 36,031,110.44 -5,295.81 3.19
Original Face: 65,800,000.000 Base 36,036,406.25 36,031,110.44 -5,295.81 3.19
FIXED INCOME Total
36,036,406.250 Base 36,036,406.25 36,031,110.44 -5,295.81 3.19
Original Face: 65,800,000.000
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STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
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Page 6 # Issue has not been redenominated but Local is converted Books Closed Prepared by State Street



Holdings

ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
FUND:  ATZF STATE STREET.

As of: July 31, 2017 View Date: August 8, 2017

Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal

1,128,549,289.90 100.00

1,128,882,934.690 Base
Original Face: 65,800,000.000

1,128,554,585.71
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Holdings
Currency Summary

Asof:  July 31,2017

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:

August 8, 2017

View Date:

ATZF

STATE STREET.

Base Currency:USD - US DOLLAR

% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH
-46,338.820  Local -46,338.82 -46,338.82 0.00 0.00 0.00
Base -46,338.82 -46,338.82 0.00 0.00 0.00 0.00
CASH EQUIVALENT
1,092,892,867.260 Local 1,092,564,518.28 1,092,564,518.28 96.80 0.00 0.00
Base 1,092,564,518.28 1,092,564,518.28 96.80 0.00 0.00 0.00
FIXED INCOME
36,036,406.250 Local 36,036,406.25 36,031,110.44 3.19 -5,295.81 -5,295.81
Original Face: 65,800,000.000 Base 36,036,406.25 36,031,110.44 3.19 -5,295.81 0.00 -5,295.81
US DOLLAR Total
1,128,882,934.690 Local 1,128,554,585.71 1,128,549,289.90 100.00 -5,295.81 -5,295.81
Original Face: 65,800,000.000 Base 1,128,554,585.71 1,128,549,289.90 100.00 -5,295.81 0.00 -5,295.81
FUND Total
1,128,882,934.690 Base 1,128,554,585.71 1,128,549,289.90 100.00 -5,295.81 0.00 -5,295.81
Original Face: 65,800,000.000

Page 8

Books Closed

Prepared by State Street




Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET.
Asof:  July 31,2017 View Date: August 8, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
US DOLLAR
-46,338.820 -46,338.82 -46,338.82 0.00 0.00 0.00 0.00
CASH Total
-46,338.820 -46,338.82 -46,338.82 0.00 0.00 0.00 0.00
Page 9 Books Closed
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
Asset Summary NS STATE STREET
Asof:  July 31,2017 View Date: August 8, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
1,092,892,867.260 1,092,564,518.28 1,092,564,518.28 96.80 0.00 0.00 0.00
CASH EQUIVALENT Total
1,092,892,867.260 1,092,564,518.28 1,092,564,518.28 96.80 0.00 0.00 0.00
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Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
Asof:  July 31,2017 View Date: August 8, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
FIXED INCOME
US DOLLAR
36,036,406.250 36,036,406.25 36,031,110.44 3.19 -5,295.81 0.00 -5,295.81
FIXED INCOME Total
36,036,406.250 36,036,406.25 36,031,110.44 3.19 -5,295.81 0.00 -5,295.81
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

FUND Total
1,128,882,934.690 1,128,554,585.71 1,128,549,289.90 100.00 -5,295.81 0.00 -5,295.81
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Holdings

STATE OF ARIZONA
Fund Summary FUND: ATZF STATE STREET
Asof:  July 31,2017 View Date: August 8, 2017

ST OF AZ POOL 5 LGIP

Base Currency: USD - US DOLLAR

Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
-46,338.820 -46,338.82 -46,338.82 0.00 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
CASH EQUIVALENT
1,092,892,867.260 1,092,564,518.28 1,092,564,518.28 96.80 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
FIXED INCOME
36,036,406.250 36,036,406.25 36,031,110.44 3.19 -5,295.81 0.00 -5,295.81
23.70 GN 0.00 GN 23.70 GN
-5,319.51 LS 0.00 LS -5,319.51 LS
Original Face: 65,800,000.000
FUND Total
0.000 1,128,882,934.690 1,128,554,585.71 1,128,549,289.90 100.00 -5,295.81 0.00 -5,295.81
23.70 GN 0.00 GN 23.70 GN
-5,319.51 LS 0.00 LS -5,319.51 LS
Original Face: 65,800,000.000
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